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INVESTMENTS OUTSTANDING AS OF 8/31/04 (SETTLEMENT BASIS)

CARRY-BASIS

POOL: LGIP-GOVERNMENT (7)

1S BOOK-VALUE AMORTIZED THROUGH 8/31/04

POSITI SEC-ID DESCRIPTION

1.560 733,000,000.00
1 ITEM IN SUBTOTAL FOR: TRI-PARTY REPO-TSY COLLATERAL (TYPE 7
U.S. TREASURY NOTES & BON ( 12)

45191 912828AR U.S. TREASURY NOTE 1.750 12/31/04 1.766 Aaa AAA  20,000,000.00
35158 912828BB U S TREASURY NOTE 1.250 5/31/05 1.124 Aaa AAA  20,000,000.00
35169 912828BB U S TREASURY NOTE 1.250 5/31/05 1.183 Aaa AAA  20,000,000.00
35324 912828BB U S TREASURY NOTE 1.250 5/31/05 1.156 Aaa AAA  25,000,000.00
35445 912828BC U S TREASURY NOTE 1.125 6/30/705 1.308 Aaa AAA  40,000,000.00
35446 912828BC U S TREASURY NOTE 1.125 6/30/05 1.140 Aaa AAA  25,000,000.00
35448 912828BC U S TREASURY NOTE 1.125 6/30/05 1.173 Aaa AAA  25,000,000.00
35482 912828BC U S TREASURY NOTE 1.125 6/30/705 1.160 Aaa AAA  40,000,000.00
35526 912828BC U S TREASURY NOTE 1.125 6/30/705 1.316 Aaa AAA  20,000,000.00
35615 912828BC U S TREASURY NOTE 1.125 6/30/705 1.330 Aaa AAA  20,000,000.00
35750 912828BC U S TREASURY NOTE 1.125 6/30/705 1.336 Aaa AAA  20,000,000.00
39112 912828BN U S TREASURY NOTE 1.625 10/31/05 1.921 Aaa AAA  10,000,000.00
43382 912828BN U S TREASURY NOTE 1.625 10/31/05 1.655 Aaa AAA  20,000,000.00
43787 912828BU U S TREASURY NOTE 1.875 12/31/05 2.108 Aaa AAA  10,000,000.00
43384 912828CD U S TREASURY NOTE 1.500 3/31/06 1.903 Aaa AAA  10,000,000.00
43390 912828CD U S TREASURY NOTE 1.500 3/31/06 1.907 Aaa AAA  10,000,000.00
43572 912828CD U S TREASURY NOTE 1.500 3/31/06 2.101 Aaa AAA  10,000,000.00
43574 912828CD U S TREASURY NOTE 1.500 3/31/06 2.068 Aaa AAA  10,000,000.00
43889 912828CF U S TREASURY NOTE  2.250 4/30/06 2.323 Aaa AAA  10,000,000.00

1.432 365,000,000.00

19 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE  12)

GVT TRUST CERTIF ZERCES & ( 17)

35271 383752BJ GOV"T TRUST CERTIF

1,784,000.00

1 ITEM IN SUBTOTAL FOR: GVT TRUST CERTIF ZEROES & STRIPS (TYPE 17)
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CARRY-BASIS
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POSITI SEC-ID DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW

35272 742651CL PRIVATE EXPORT FUN 5.250 5/15/05 1.506 Aaa AAA  25,000,000.00 102.18750 2 25,644,256.87 25,546,875.00 -97,381.87
1.506 25,000,000.00 25,644,256.87 25,546,875.00 -97,381.87

1 ITEM IN SUBTOTAL FOR: AGENCY NOTES (30/360) 2X (TYPE  23)
1.517 1124784000.00 1124898647.11 1123259403.20 -1,639,243.91

22 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7



